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ROI
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ANALYST NOTE Hera local LLM

This backtest reveals severe strategy failure with a thirty-two percent loss and negative

Sharpe, indicating poor risk-adjusted performance. The critically low sample size of three

trades renders statistical conclusions unreliable, as random variance likely drove results

rather than edge. High drawdown paired with a low win rate suggests the momentum logic is

fundamentally misaligned with current market regimes. Immediate parameter optimization is

required to filter out low-probability signals and reduce trade frequency for better statistical

significance.

ADDITIONAL METRICS

CAGR -32.47%

Sortino Ratio -0.91

Turnover 4.37x

Total Trades 3

Initial Capital $9997.00

Final Capital $6755.15
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Data source: real historical market candles. Execution, fills, slippage and commissions are simulated for research only.

Historical performance does not guarantee future results. Not investment advice.


